
State of California
Pooled Money Investment Account

Market Valuation 
10/31/2008

Carrying Cost Plus
Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:
   Bills  5,706,727,404.88$          5,748,458,000.00$      NA
   Notes  3,489,067,713.44$          3,481,542,000.00$      51,447,010.00$    

Federal Agency:
   SBA 566,819,907.67$             563,793,163.13$         2,213,404.16$      
   MBS-REMICs 1,084,203,134.89$          1,063,575,440.02$      5,148,441.17$      
   Debentures  3,778,718,718.30$          3,781,227,627.75$      51,604,959.06$    
   Debentures FR 6,335,888,481.64$          6,323,366,580.00$      29,691,629.10$    
   Discount Notes 5,226,364,644.47$          5,256,352,600.00$      NA
   FHLMC PC 11,682.45$                      11,951.12$                  201.17$                
   GNMA 149,223.64$                    170,671.29$                1,478.07$             

CDs and YCDs FR 200,000,000.00$             200,000,000.00$         1,477,433.11$      
Bank Notes 300,000,000.00$             299,986,260.00$         3,182,000.00$      
CDs and YCDs 5,000,016,265.32$          4,997,905,553.15$      31,014,726.38$    
Commercial Paper 4,220,807,458.29$          4,237,871,858.34$      NA

Corporate:
   Bonds FR 259,314,980.02$             255,615,093.04$         1,387,487.72$      
   Bonds 104,134,401.22$             103,189,978.30$         822,042.57$         

Repurchase Agreements -$                            NA
Reverse Repurchase (98,500,000.00)$              (98,500,000.00)$         (22,936,819.44)$   

Time Deposits 8,646,000,000.00$          8,646,000,000.00$      NA
AB 55 & GF Loans 18,832,753,268.08$        18,832,753,268.08$    NA

TOTAL 63,652,477,284.31$        63,693,320,044.22$    155,053,993.07$  

Fair Value Including Accrued Interest 63,848,374,037.29$    

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost).
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